
STATE OF SOUTH CAROLINA

(Caption of Case)

BEFORE THK
PUBLIC SERVICE COMMISSION

OF SOUTH CAROLINA

COVER SHEET

DOCKET
NUMBER. 2001 410 G

(Please type or print)

Submitted by: Piedmont Natural Gas

Address: PO Box 33068

SC Bar Number:

Telephone:

Fax:

704-731-4560

704-364-1395

Charlotte, NC 28233 Other:

Email: jenny. furr piedmontng. corn

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers

as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must

be filled out corn letel .

DOCKETING INFORIVIATION (Check all that apply)

Request for item to be placed on Commission's Agenda
Emergency Relief demanded in petition expeditiously

Monthly Analysis of Deferred Account - Hedging Program

INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)

Electric

Electric/Gas

Electric/Telecommunications

Electric/Water

Electric/Water/Telecom.

Electric/Water/Sewer

X Gas

Railroad

Sewer

Telecommunications

Transportation

Water

Water/Sewer

Administrative Matter

Other:

Affidavit

Agreement

Answer

Appellate Review

Application

Brief

Certificate

Comments

Complaint

Consent Order

Discovery

Exhibit

Expedited Consideration

Interconnection Agreement

Interconnection Amendment

Late-Filed Exhibit

Letter Request

Memorandum Request for Certification

Motion Request for Investigation

Objection Resale Agreement

Petition Resale Amendment

Petition for Reconsideration Reservation Letter

Petition for Rulemaking Response

Petition for Rule to Show Cause Response to Discovery

Petition to Intervene Return to Petition

Petition to Intervene Out of Time Stipulation

Prefiled Testimony Subpoena

Promotion Tariff

Proposed Order
'

Other:
i p~

Protest

n.. ;. . -«- W~cZ
Dp( ~ 4 pg(g

Afg(g~ cS(.S
OyS

STATE OF SOUTH CAROLINA

(Caption of Case)

)
) BEFORE THE

PUBLIC SERVICE COMMISSION

OF SOUTH CAROLINA

COVER SHEET

DOCKET
2001 410NUMBER: - _ t.i

(Please type or print)

Submitted by: Piedmont Natural Gas

Address: PO Box 33068

Charlotte, NC 28233

SC Bar Number:

Telephone:

Fax:

Other:

Emaih

704-731-4560

704-364-1395

jenny.furr@piedmontng.com

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers

as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must

be filled out completely.

DOCKETING INFORMATION (Check all that apply)

Request for item to be placed on Commission's Agenda

[] Emergency Relief demanded in petition [] expeditiously

[] Other: Monthly Analysis of Deferred Account - Hedging Program

[ INDUSTRY (Check one)[[

[] Electric

[] Electric/Gas

[] Electric/Telecommunications

[] Electric/Water

[] Electric/Water/Telecom.

[] Electric/Water/Sewer

[]Gas

[] Railroad

[] Sewer

[] Telecommunications

[] Transportation

[] Water

[] Water/Sewer

[] Administrative Matter

[] Other:

NATURE OF ACTION (Check all that apply)

[] Affidavit

[] Agreement

[] Answer

[] Appellate Review

[]Application

[] Brief

[] Certificate

[] Comments

[] Complaint

[] Consent Order

[] Discovery

[] Exhibit

[] Expedited Consideration

[] Interconnection Agreement

[] Interconnection Amendment

[] Late-Filed Exhibit

[] Letter

[]Memorandum

[] Motion

[] Objection

[] Petition

[] Petition for Reconsideration

[] Petition for Rulemaking

[] Petition for Rule to Show Cause

[] Petition to Intervene

[] Petition to Intervene Out of Time

[] Prefiled TestimonY

[] Promotion

[] Proposed Order _=('

[] Protest

[] Publishers Affidavit

[] Report

[] Request

[] Request for Certification

[] Request for Investigation

[] Resale Agreement

[] Resale Amendment

[] Reservation Letter

[] Response

[] Response to Discovery

[] Return to Petition

[] Stipulation

[] Subpoena

[] Tariff

[] Other:

DEC 1 4 2O/O



r
Piedmont
Natural Gas

December 13, 2010

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end September
30, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

P.O. Box 33068 ' Charlotte, North Carolina 28233
piedmontng.

corn

December 13, 2010

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re" Docket No. 2001-410-G.

Piedmont
Natural Gas

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end September
30, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 • Charlotte, North Carolina 28233

piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

September-10

8
9

12
29

15.50
449.50

A

A

A

g of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

13,324.00
22,639.50
28,986.00
64, 949.50

449.50
64,500.00

B

B

B

g of B's

Less: Fees (Expenditures)
Option Premium

Activi in Account

Debits Credits

105,474.00

13,324.00
72,734.00

856,085.00
22,639.50

28,986.00

g of D's 1,099,242.50

62,963.40
52.54

8, 165.46

103,834.00

20,407.50

195,422.90 g of C's

195,422.90

(903,819.60)
(17,038.40)
28,986.00

(3) (891,872.00}

P of C's

/of D's

P8L and Cash Activity per ADM statement
Reverse ADM accrued 8/10
ADM accrual in 9/10
PBL and Cash Activity

35
35
70

15.50
1,085.00

E

E

P of E's

Commission and Fees rate
Total Fees (Receipts)

(4) 855,000.00
(s) 1,085.00

856,085.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(52.54) Interest from ADM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
September-10

(2)

8
9

12
29

15.50
449.50

A

A

A

)" of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

13,324.00
22,639.50
28,986.00
64,949.50

449.50
64,500.00

B

B

B

)" of B's

Less: Fees (Expenditures)
Option Premium

D

Activity in Account
Debits Credits

105,474.00

13,324.00
72,734.00

856,085.00
22,639.50

28,986.00

1,099,242.50

62,963.40
52.54

8,165.46

103,834.00

20,407.50

(3)

195,422.90

195,422.90

(1,099,242.50)
(903,819.60)
(17,038.40)
28,986.00

(891,872.00)

C

C

C

C

)" of C's

)" of C's

)" of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 8/10
ADM accrual in 9/10

P&L and Cash Activity

(5)

35
35
70

15.50
1,085.00

E

E

)" of E's

Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

855,000.00
1,085.00

856,085.00

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) (52.54) Interest from ADM



ADM

ADM I INVESTOR SERVICFS, INC.
Chica«o I'30&Tfd of' TI a(1( BLI11(&il1~&~

1)1 "A. J&Tcl son I'&l~ d. » Suit!. 1hf)I)A

Chi(,1 &»!!, ill!nios 6f)6()4-.1 I &)fl

6 ONIHLY COMMODII'Y SIAIEMENI

STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARB UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

* * » » " * * * » " Y 0 U R A C T I V I T Y T H I S M 0 N T H * » » » » * » * * » * » *

DATE

9/03/0

9/08/0

9/10/0

9/17/0

9/21/0

LONG/BUY SHRT/SELL DESCRIPTION

WIRB TRANSFBR RECD
WIRE TRANSPER RECEIVBD

08/10 INTEREST
CREDIT INTEREST

WIRE TRANSFER REC
WIRE TRANSPER RECEIVED

WTRF OUT

WIRE TRANSFER REC
WIRE TRANSPER RECEIVED

EX PRZCB/LEGND CC

WIREREC US

CR INT US

WIRBREC US

CASH US

WIREREC US

DEBIT

105,474. 00

CREDIT

62, 963.40

52. 54

8, 165.46

103,834. 00

9/22/0

9/24/0

9/27/0

9/27/0
9/27/0

35

13,324. 00

WTRF OUT CASH US 72, 734.00

35 OCT 10 NATURAL GAS
GLOBEX TRADE

18 PUT OCT 10 NATURAL GAS
17 PUT OCT 10 NATURAL GAS

6000 C
6500 C

P&S US

EXBR/ASSN US
EXER/ASSN US

856, 085.00

CALL SEP 11 NYM NAT GAS B 6250 C NET PREM US

.00.00

9/28/0
9/28/0
9/28/0
9/28/0
9/28/0

9/29/0

9/30/0

9
17
18
26

12

CALL MAY 11 NYM NAT GAS E 4900 C
CALL OCT 10 NATURAL GAS 9000 C
CALL OCT 10 NATURAL GAS 10000 C
CALL OCT 10 NATURAL GAS 11500 C

43 CALL OCT 10 NATURAL GAS 15000 C

WIRB TRANSFER REC
WIRE TRANSPER RECBZVED

CALL OCT 11 NYM NAT GAS E 5900 C

NBT PREM US
EXPZRB US
BXPZRE US
EXPIRE US
EXPIRE US

WIRBREC US

NBT PREM US

22, 639.50

28, 986.00

.00

.00

.00

.00

20 407. 50

****»»»»****»"**POSITIONS IN YOUR ACCOUNT»*»»*»»**»********
9/28/0

8/20/0

9
9*

15
15*

CALL MAY 11 NYN NAT GAS E 4900 C
OPTION MARKET VALUE

EXPIRE 4/26/11
AVERAGE LONG: .25000

LAST TRADE DATB: 4/26/11

CALL JAN 11 NYN NAT GAS E 5300 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .25700

LAST TRADE DATB: 12/27/10

.2500 US

.2140

.2570 US

.0686

19,260. 00
19,260. 00»

10 290. 00
10,290. 00»

1, 526. 00
1,526. 00»8/11/0 1800 US

0109
14
14*

CALL DEC 10 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

EXPZRB 11/23/10
AVERAGE LONG: .18000

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Oaniels Midland Con1pany.

PLEASE R POR ANY D!FF RENCES OR OB.IL IKN, &%klRI|IPLY. YfbfPF!flLRRE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF=E IENCES OR OB,!ECTIONS

CORIIECTED Wl' L BE DEEMED YOL'R AGREEMENT THAT THIS STATEMENT IS CORRL'CT AND RATIFIED.

&I;. !r !! !&!!.'," '!",.';;;,"!I;I"Io& 8 O'J!!!:&t«!'!'«I!&4 '!:!o'&»»! .'!.:»I'!.!» ". &&!&r' ';., 1!'f!,:!

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4] W. Jackson Bird ° Suite IN)0A

Chicago, Hlirfios 6(}604-3 lf_O

MONf HLY C.OMMODITY S1AI EMENI

STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/03/0 WIRE TRANSFER RECD WIREREC US 62,963.40

WIRE TRANSFER RECEIVED

9/08/0 08/10 INTEREST CR INT US 52.54

CREDIT INTEREST

9/10/0 WIRE TRANSFER REC WIREREC US 8,165.46

WIRE TRANSFER RECEIVED

9/17/0 WTRF OUT CASH US 105,474.00

9/21/0 WIRE TRANSFER REC WIREREC US 103,834.00

WIRE TRANSFER RECEIVED

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C NET PREM US 13,324.00

9/24/0 WTRF OUT CASH US 72,734.00

9/27/0 35 35 OCT i0 NATURAL GAS C P&S US 856,085.00

GLOBEX TRADE

9/27/0 18 PUT OCT I0 NATURAL GAS 6000 C EXER/ASSN US .00

9/27/0 17 PUT OCT I0 NATURAL GAS 6500 C EXER/ASSN US .00

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C MET PREM US 22,639.50

9/28/0 17 CALL OCT I0 NATURAL GAS 9000 C EXPIRE US .00

9/28/0 18 CALL OCT I0 NATURAL GAS i0000 C EXPIRE US .00

9/28/0 26 CALL OCT i0 NATURAL GAS 11500 C EXPIRE US .00

9/28/0 43 CALL OCT i0 NATURAL GAS 15000 C EXPIRE US .00

9/29/0 WIRE TRANSFER REC WIREREC US 20,407.50

WIRE TRANSFER RECEIVED

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C NET PREM US 28,986.00

* * * * * * * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C .2500 US 19,260.00

9* OPTION MARKET VALUE .2140 19,260.00"

EXPIRE 4/26/11

AVERAGE LONG : .25000

LAST TRADE DATE: 4/26/11

8/20/0 15 CALL JAN ii NYM NAT GAS E 5300 C .2570 US 10,290.00

15" OPTION MARKET VALUE .0686 i0,290.00"

EXPIRE 12/27/10

AVERAGE LONG: .25700

LAST TRADE DATE: 12/27/10

8/11/0 14 CALL DEC i0 NYM NAT GAS E 5500 C .1800 US 1,526.00
14" OPTION MARKET VALUE .0109 i, 526.00"

EXPIRE 11/23/10

AVERAGE LONG: .18000

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OB,L-_I_N_I_,"-_ED_ ':_EEL_Y.Y_:_J/f_A_LqRE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HA,/E'^WDIFFERENCES OR OBJECTIONS

CORF{ECTED WILL BE DEEMED YOUR AGREEMENT THAI [HIS STATEMENT IS CORRECTAND RATIFIED.

_F_TA; F{"_4 _4,;:f#F{;':>_bS SU_FC ro £ RMS Ab}DCO,_4DIrlLbr'4S0'4 _[:',._RS_ SIDE ".'"_bF.D%YM:;OL,-.AI[! i Y[ [ AI_J_:D"}N [_.:'.'[:R_[ Y_I_1:



ADM

ADM INVESTOR SERVICES, INC.
( hi('«lt&t&) Rr)«1 id ()f II «lt1t BLIIldtlnr

'I-('I A', joel ~L)I) HI1"J. » Suite 16()()!1,

( l)ic«1«"t t, i(lit)ii)s 6(16(W-.) Io(1

MONT«i Y COMMODII'Y SIAI( fv I N I

PAGE 2

STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/11/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC

9
9»

.2900 US.0813
CALL MAR 11 NYM NAT GAS E 5600 C

OPTION MARKBT VALUE
EXPIRB 2/23/11

AVBRAGB LONG: .29000

LAST TRADE DATB: 2/23/11

DEBIT CRBDIT

7, 317.00
7, 317.00*

8/17/0

8/26/0

8/31/0

12
12*

7
7*

8
8*

CALL FEB 11 NYM NAT GAS E 5850 C
OPTION MARKET VALUE

BXPZRE 1/26/11
AVERAGE LONG: .21500

LAST TRADB DATE: 1/26/11

CALL JUL 11 NYM NAT GAS B 5900 C
OPTION MARKET VALUB

EXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

CALL SBP 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: .27500

.2150 US.0489

.1850 US

.1140

.2750 US

.1845

5, 868. 00
5, 868. 00»

7, 980.00
7, 980.00*

14, 760. 00
14, 760.00»

9/30/0 12
12*

LAST TRADE DATB: 8/26/11

CALL OCT 11 NYM NAT GAS E 5900 C
OPTION MARKBT VALUE

EXPIRB 9/27/11
AVERAGB LONG: .24000

.2400 US

.2382
28, 584. 00
28, 584. 00»

8/31/0 7
7*

LAST TRADE DATE: 9/27/11

CALL AUG 11 NYM NAT GAS B 5950 C
OPTION MARKBT VALUE

BXPZRB 7/26/11
AVERAGB LONG: .22000

.2200 US.1481
10,367.00
10,367.00*

4/30/0

3/30/0

17
17*

14
14*

LAST TRADE DATE: 7/26/11

CALL MAY 11 NYM NAT GAS B 6100 C
OPTION MARKET VALUE

BXPIRB 4/26/11
AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

CALL DEC 10 NYM NAT GAS E 6200 C
OPTION MARKET VALUE

EXPIRE 11/23/10
AVBRAGE LONG: .30500

LAST TRADE DATE: 11/23/10

.3400 US

.0534

.3050 US

.0018

9, 078.00
9, 078.00»

252. 00
252. 00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE, IEPQRT ANY DIFFERENCES OR OBJECTIONS ffi1t«lEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF ERENCES OFi OB!EC t IO JS
CORRECTED Wl L BE Dk MED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED
tii i'' t'."« ':. tii i" «t!it:i; )o i tii.'t:. '.ito.'.;"«Pit,'"i«o'i t'i'«rp«i 5t'o" :.'.".t .". «Yt1. "..: 'f. i t » ttt*, t;; „., '.t: t t-'. '

ADM

ADM INVESTOR SERVICES, INC.

l "_, q" oc.]hicago Boald of l'rade Bt l,(_lll&

]4] W. Jack,on Bird ° Suile ]600A

Chicago*, [llinios 60604-319(]

MONIHLY COMMODITY SIAIEMENI

PAGE

STATEMENT DATE_ SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/11/0 9 CALL MAR ii NYM NAT GAS E 5600 C .2900 US 7,317.00

9* OPTION MARKET VALUE .0813 7,317.00-

EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

8/17/0 12 CALL FEB ii NYM NAT GAS E 5850 C .2150 US 5,868.00

12- OPTION MARKET VALUE .0489 5,868.00*

EXPIRE 1/26/11

AVERAGE LONG_ .21500

LAST TRADE DATE: 1/26/11

8/26/0 7 CALL JUL ii NYM NAT GAS E 5900 C .1850 US 7,980.00

7* OPTION MARKET VALUE .1140 7,980.00*

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP Ii NYM NAT GAS E 5900 C .2750 US 14,760.00

8* OPTION MARKET VALUE .1845 14,760.00-

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 28,584.00

12- OPTION M_-RKET VALUE .2382 28,584.00*

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 10,367.00

7* OPTION MARKET VALUE .1481 10,367.00"

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 9,078.00

17" OPTION MARKET VALUE .0534 9,078.00*

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE_ 4/26/11

3/30/0 14 CALL DEC I0 NYM NAT GAS E 6200 C .3050 US 252.00

14" OPTION MARKET VALUE .0018 252.00*

EXPIRE 11/23/10

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORREC TED WILL BE DEEMED Y©UR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYI RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REQARDZNQ YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVB WITH YOUR BROKER,
PLBASE CONTACT ADMZS CUSTOMBR SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/31/0 26
26»

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MARKBT VALUE

BXPIRB 3/28/11
AVERAGE I ONG: .30000

LAST TRADE DATE: 3/28/11

.3000 US.0416

LONG/BUY SHRT/SELL DBSCRZPTION BX PRICE/LBGND CC DEBIT CREDIT

10, 816.00
10,816.00*

9/22/0

3/31/0

8
8»

11
11*

CALL SEP 11 NYM NAT GAS E 6250 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGB LONG: .16500

LAST TRADE DATE: 8/26/11

CALL NOV 10 NYM NAT GAS E 6400 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .18500

.1650 US.1389

.1850 US.0001

11,112.00
11,112.00»

11.00
11.00*

5/24/0

3/24/0
7/14/0

3/17/0

7/30/0

7/14/0

9
9»

16
15
31*

10
10*

8
8*

12
12»

LAST TRADE DATB: 10/26/10

CALL MAR 11 NYM NAT GAS E 6500 C
OPTION MARKBT VALUB

EXPIRE 2/23/11
AVERAQB LONG: .30000

LAST TRADE DATE: 2/23/11

CALL JAN 11 NYM NAT QAS E 6600 C
CALL JAN 11 NYM NAT QAS E 6600 C

OPTION MARKBT VALUB
BXPZRE 12/27/10

.26812AVBRAGE LONG

LAST TRADE DATE: 12/27/10

CALL NOV 10 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRE 10/26/10
AVERAGE LONG: .20700

LAST TRADE DATE: 10/26/10

CALL AUG 11 NYM NAT GAS B 6750 C
OPTION MARKBT VALUB

BXPZRE 7/26/11
AVBRAGE LONG: .24000

LAST TRADE DATB: 7/26/11

CALL FEB 11 NYM NAT GAS E 6800 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONG: .20500

.3000 US.0270

.3320 US

.2000 US.0080

.2070 US.0001

.2400 US

.0729

.2050 US.0140

2, 430.00
2, 430.00*

1,280. 00
1,200. 00
2, 480. 00*

10.00
10.00*

5, 832. 00
5, 832. 00*

1, 680. 00
1,680. 00»

LAST TRADE DATE: 1/26/11
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPOR ANY O,'FFERENCES OR OBJECTIONS Ifrlrv(ED(ATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO I.IAV DIF ERENCES OR O(IJECTIONS
C:(.Ri'EI, TED Wi' L PE DEEM D YOUP AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/31/0 26 CALL APR II NYM NAT GAS E 6200 C .3000 US 10,816.00

26* OPTION MARKET VALUE .0416 10,816.00.
EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 11,112.00

8* OPTION MARKET VALUE .1389 11,112.00-

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

3/31/0 Ii CALL NOV I0 NYM NAT GAS E 6400 C .1850 US 11.00

ii* OPTION MARKET VALUE .0001 ii.00-

EXPIRE 10/26/10

AVERAGE LONG_ .18500

LAST TRADE DATE: 10/26/10

5/24/0 9 CALL MAR Ii NYM NAT GAS E 6500 C .3000 US 2,430.00

9* OPTION MARKET VALUE .0270 2,430.00*

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

3/24/0 16 CALL JAN II NYM NAT GAS E 6600 C .3320 US 1,280.00

7/14/0 15 CALL JAN ii NYM NAT GAS E 6600 C .2000 US 1,200.00

31" OPTION MARKET VALUE .0080 2,480.00*

EXPIRE 12/27/10

AVERAGE LONG: .26812

LAST TRADE DATE: 12/27/10

3/17/0 I0 CALL NOV 10 NYM NAT GAS E 6750 C .2070 US i0.00

I0- OPTION MARKET VALUE .0001 i0.00.

EXPIRE 10/26/10

AVERAGE LONG: .20700

LAST TRADE DATE: 10/26/10

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 5,832.00

8* OPTION MARKET VALUE .0729 5,832.00*

EXPIRE 7/26/11

AVERAGE LONGz .24000

LAST TRADE DATE: 7/26/11

7/14/0 12 CALL FEB ii NYM NAT GAS E 6800 C .2050 US 1,680.00

12" OPTION MARKET VALUE .0140 1,680.00"

EXPIRE 1/26/11

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED Y©UR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC.WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU EAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/24/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

11
11*

.3100 US.0132
CALL FEB 11 NYM NAT GAS E 6850 C

OPTION MARKET VALUE
EXPIRB 1/26/11

AVBRAGE LONG: .31000

DEBIT CRBDIT

1,452. 00
1,452. 00»

6/01/0

3/15/0

7/01/0

18
18*

10
10*

8
8*

LAST TRADE DATE: 1/26/11

CALL JUN 11 NYM NAT GAS E 6900 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGB LONG: .20500

LAST TRADE DATB: 5/25/11

CALL MAR 11 NYM NAT GAS B 7000 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

CALL JUL 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24500

.2050 US

.0260

.3300 US

.0150

.2450 US.0375

4, 680. 00
4, 680. 00»

1,500. 00
1,500. 00*

3, 000. 00
3, 000.00»

3/10/0 13
13*

LAST TRADE DATE: 6/27/11

CALL DEC 10 NYM NAT GAS B 7150 C
OPTION MARKET VALUB

EXPIRE 11/23/10
AVBRAGE LONG: .22000

.2200 US

.0002
26. 00
26. 00»

2/24/0

2/23/0

15
15*

12
12*

LAST TRADE DATB: 11/23/10

CALL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .36500

LAST TRADE DATE: 12/27/10

CALL FBB 11 NYM NAT GAS B 7750 C
OPTION MARKET VALUB

BXPIRB 1/26/11
AVBRAGE LONG: .36500

.3650 US.0016

.3650 US

.0048

240. 00
240. 00*

576. 00
576.00*

3/02/0 18
18*

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKET VALUE

EXPIRE 2/23/11
AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

.2300 US

.0031
558.00
558.00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels M dla-d Company.
Fl EASE REPOR ANY DIFFERENCES OR OBJEC IOI'IS II'I'1EDIATELY. YOUR FAILURE TO IMI'.1EDIATEI Y EXERCISE YOUR RIGHT TO HAVE DIFRFRENCES OR Ob!ECTIONS
Cr)RREC;TI=D wlLL BE DEEyIED Y;)UR AG "IEEI,'ENT I HAT THIS STATEI)ENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'IYade BuiMing

]4] W. Jackso_ Bird, • Suite :I600A

Chicago, lilinios 606(}4--3190
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STATEMENT DATEs SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/24/0 ii CALL FEB Ii NYM NAT GAS E 6850 C .3100 US 1,452.00

II* OPTION MARKET VALUE .0132 1,452.00-

EXPIRE 1/26/11

AVERAGE LONG= .31000

LAST TRADE DATE_ 1/26/11

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900 C .2050 US 4,680.00

18- OPTION MARKET VALUE .0260 4,680.00*

EXPIRE 5/25/11

AVERAGE LONGs .20500

LAST TRADE DATE: 5/25/11

3/15/0 i0 CALL MAR ii NYM NAT GAS E 7000 C .3300 US 1,500.00

i0- OPTION MARKET VALUE .0150 1,500.00-

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL ii NYM NAT GAS E 7000 C .2450 US 3,000.00

8* OPTION MARKET VALUE .0375 3,000.00*

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/10/0 13 CALL DEC I0 NYM NAT GAS E 7150 C .2200 US 26.00

13. OPTION MARKET VALUE .0002 26.00*

EXPIRE 11/23/10

AVERAGE LONG= .22000

LAST TRADE DATE: 11/23/10

2/24/0 15 CALL JAN Ii NYM NAT GAS E 7650 C .3650 US 240.00

15" OPTION MARKET VALUE .0016 240.00*

EXPIRE 12/27/10

AVERAGE LONG: .36500

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB ii NYM NAT GAS E 7750 C .3650 US 576.00

12. OPTION MARKET VALUE .0048 576.00*

EXPIRE 1/26/11

AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR ii NYM NAT GAS E 8500 C .2300 US 558.00

18" OPTION MARKET VALUE .0031 558.00*

EXPIRE 2/23/11

AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGIIT TO HAVE DIFFERENCES OR OBJECTIOrJS

CC)RF_ECTED WILL BE DEEMED YOUR AGREEMENt" 1HAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BYf RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RBSOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SERVICB AT
1/800/654-0461 or 312/242-7200.

DATE

1/28/0

BX PRICE/LEGND CC

15
15"

CALL JAN 11 NYM NAT GAS B 9200 C
OPTION MARKET VALUB

EXPIRB 12/27/10
AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

.2600 US.0002

LONG/BUY SHRT/SELL DESCRIPTION DEBIT CRBDIT

30.00
30.00*

1/29/0

11/04/9

12/01/9

11/03/8

11/03/8

12
12+

2
2*

28
28*

30
30~

CALL FEB 11 NYM NAT GAS E 9350 C
OPTION MARKET VALUB

EXPIRB 1/26/11
AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

CALL NOV 10 NATURAL GAS 8850 C
OPTION MARKBT VALUE

EXPIRB 10/26/10
AVERAGE LONG: .33000

LAST TRADE DATE: 10/26/10

CALL DEC 10 NATURAL GAS 9000 C
OPTION MARKET VALUE

BXPIRB 11/23/10
AVERAGE LONG: .36000

LAST TRADE DATE: 11/23/10

CALL NOV 10 NATURAL GAS 12250 C
OPTION MARKET VALUE

BXPIRE 10/26/10
AVERAGB LONG: .48000

LAST TRADE DATE: 10/26/10

30 CALL NOV 10 NATURAL GAS 16000 C
30+ OPTION MARKBT VALUE

EXPIRE 10/26/10
AVBRAGB SHORT: .17000

LAST TRADE DATE: 10/26/10

.2640 US.0012

.330 US

.001

.360 US

.001

.480 US

.001

.170 US

.001
300.00
300.00*

144.00
144.00*

20. 00
20. 00"

280. 00
280. 00*

300.00
300.00*

ADWI INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Mfdland Company.
PLEASE IEPORT ANY DIFFERENCES OR OBJEC IONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB.IECTIONS
C, RffE!1(ED wl' L BE DEE',IED YOUR AGREEMENT TI,AT THIS STATEMENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago i3oard of l'rade Building

141 W. Jackson Blvd. • Suite ]600A

Chicago, lllmios 60604-319()
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/28/0 15 CALL JAN ii NYM NAT GAS E 9200 C .2600 US 30.00

15" OPTION MARKET VALUE .0002 30.00*

EXPIRE 12/27/10
AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

1/29/0 12 CALL FEB II NYM NAT GAS E 9350 C .2640 US 144.00

12" OPTION MARKET VALUE .0012 144.00"

EXPIRE 1/26/11

AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

11/04/9 2 CALL NOV i0 NATURAL GAS 8850 C .330 US 20.00

2* OPTION MARKET VALUE .001 20.00*

EXPIRE 10/26/10

AVERAGE LONG: .33000

LAST TRADE DATE: 10/26/10

12/01/9 28 CALL DEC i0 NATURAL GAS 9000 C .360 US 280.00

28* OPTION MARKET VALUE .001 280.00*

EXPIRE 11/23/10

AVERAGE LONG: .36000

LAST TRADE DATE: 11/23/10

11/03/8 30 CALL NOV i0 NATURAL GAS 12250 C .480 US 300.00

30* OPTION MARKET VALUE .001 300.00*

EXPIRE 10/26/10

AVERAGE LONG: .48000

LAST TRADE DATE: 10/26/10

11/03/8 30 CALL NOV i0 NATURAL GAS 16000 C .170 US 300.00

30* OPTION MARKET VALUE .001 300.00*

EXPIRE 10/26/10

AVERAGE SHORT: .17000

LAST TRADE DATE: 10/26/10

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCfSE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED Y,OUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES PAL
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

««« SEG USD «**
874, 833.60
903, 819.60-
28, 986.00-

856, 085. 00-
64, 949.50-

162, 159.00

133,173.00
133,173.00

««* CURRENT MONTH *** "*"YEAR-TO-DATE ***
FUTURES P&L
OPTION PREMIUM

US
US

856, 085. 00-
64, 949.50-

5, 561,142.90-
972, 550.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPOR ANY DiFF RENCES OR OBJEC IONS IMIMEDIATELY. YOUR FAILURE TO II'IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB.! CTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Trade Building
141 W. Jackson Bird. Suih' 1600A

Chica£,_, lllinios 60604-3 l_._0

MONrHLY COMMODITY SIAI EMENf

PAGE

STATEMENT DATE: SEP 30, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: ARC'WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

874,833.60

903,819.60-

28,986.00-

856,085.00-

64,949.50-

162,159.00

133,173.00

133,173.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 856,085.00- 5,561,142.90-

OPTION PREMIUM US 64,949.50- 972,550.50-

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniets Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB!ECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT" THIS STATEMENT IS CORRECT AND RATIFIED,

_i_TAfNF:,'_4 !AX _f CORDS SU_,iFC! I(_ TERt.!(-',AtJO CC)NDtIK_['_S.C)klR_{VERSE SIb_ CODEDSYMSCLSARL IX; [ _INf:D ON R[:vF W,_ t_l[_



Period

South Carolina
Re ort as of 9/30/2010 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review

Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420

$2,424, 270
$400,810
$795,290

$4,925,500
($1,385,730)

$1,159,981

$1,474, 820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($1,748,439)

Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/October-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$3,446, 030 ($6, 147,835)
$3,599,735 ($12,587,530)
$1,334,630 ($3,938,546)

$162,159$1,167,200
$21,155,695 ($14,191,631)

$19,988,495 ($14,353,790)

($9,593,865)
($16,187,265)

($5,273, 176)
($34,342,285)

($1 005 041)
($35,347,326)

South Carolina

Report as of 913012010 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review
Closed Positions- May-2009/April-2010 Review
Closed Positions- May-2010/October-2010 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220

Realized Value

$2,424,270
$400,810
$795,290

$4,925,500
($1,385,730)

$2,908,420 $1,159,981
$3,446,030 ($6,147,835)
$3,599,735 ($12,587,530)
$1,334,630

$19,988,495
$1,167,200

$21,155,695

($3,938,546)
($14,353,790)

$162,159
($14,191,631)

Net Value Realized

Gain or (Loss)
$1,474,820
($664,830

($56,390)
$2,461,810

($4,754,950
($1,748,439
($9,593,865

($16,187,265
($5,273,176

($34,342,285
($1,005,041

($35,347,326



Period Tool

0 n Positions - South Carolina
Re rt as of 9/30/2010 Close

Counter
T d D te P h ed

Strike/Fitte Purchase
C

MMBtus Purchase

Per Month s

Trade /

Explratton
Date

NYMEX Net Value vs.
Market Market Value Current Market
Price Value

Nov-10

Nov-10

Nov-10

Nov-10
Nov-10

Dec-10
Dec-10
Dec-10
Dec-10

Jan-11
Jan-11
Jan-11
Jan-11
Jan-11

Feb-11
Feb-11
Feb-11
Feb-11
Feb-11

Mar-11

Mar-11

Mar-11
Mar-11

Apr-11

Ma -11
May-11

Jun-11

Jul-11
Jul-11

Au -11
Aug-11

Se -11
Sep-1 1

Oct-11

Call

Call Sold

Call

Call
Call

Call

Call

Call
Call

Call

Call

Call

Call

Call

Call

Cail

Call

Call
Call

Call

Call

Call
Call

Call

Call

Call

Call

Call
Call

Call
Call

Call

Call

Call

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

11/3/2008

11/3/2008

1 1/4/2009

3/1 7/2010
3/31/201 0

1 2/1/2009

3/1 0/201 0
3/30/2010
8/11/2010

1/28/201 0

2/24/2010

3/24/201 0
7/14/2010
8/20/201 0

1/29/201 0

2/23/201 0

3/24/201 0
7/14/2010
8/1 7/201 0

3/2/2010

3/1 5/201 0
5/24/201 0
8/11/2010
3/31/201 0

4/30/2010
9/28/2010

6/1/2010

7/1/201 0
8/26/2010

7/30/2010
8/31/2010

8/31/201 0
9/22/2010

9/30/2010

300,000
300,000
20,000

100,000
110,000

280,000
130,000
140,000
140,000

150,000
150,000
160,000
150,000
150,000

120,000
120,000
110,000

120,000
120,000

180,000
100,000
90,000
90,000

260,000

170,000
90,000

180,000

80,000
70,000

80,000
70,000

80,000
80,000

120,000

$12.25
$16.00

$8.85
$6.75
$6.40

$9.00
$7.15
$6.20
$5.50

$9.20
$7.65
$6.60
$6.60
$5.30

$9.35
$7.75
$6.85
$6.80
$5.85

$8.50
$7.00
$6.50
$5.60
$6.20

$6.10
$4.90
$6.90

$7.00
$5.90

$6.75
$5.95

$5.90
$6.25

$5.90

$0.480
$0.170
$0.330
$0.207
$0.185

$0.360
$0.220
$0.305
$0.180

$0.260
$0.365
$0.332
$0.200
$0.257

$0.264
$0.365
$0.310
$0.205
$0.215

$0.230
$0.330
$0.300
$0.290
$0.300

$0.340
$0.250
$0.205

$0.245
$0.185

$0.240
$0.220

$0.275
$0.165
$0.240

$144,000

$51,000

$6,600

$20,700
$20,350

$100,800
$28,600
$42,700
$25,200

$39,000
$54,750
$53,120
$30,000
$38,550

$31,680
$43,800

$34, 100
$24,600
$25,800

$41,400

$33,000

$27,000
$26, 100
$78,000

$57,800
$22, 500
$36,900

$19,600
$12,950

$19,200
$15,400

$22, 000
$13,200

$28,800

1 0/26/201 0
1 0/26/201 0
1 0/26/201 0

10/26/2010 E
10/26/2010 E

1 1/23/201 0
11/23/2010 E

11/23/2010 E
11/23/2010 E

12/27/2010 E

12/27/2010 E

12/27/2010 E

12/27/2010 E
12/27/2010 E

01/26/2011 E

01/26/2011 E
01/26/2011 E

01/26/2011 E
01/26/2011 E

02/23/2011 E

02/23/2011 E

02/23/2011 E
02/23/2011 E
03/28/2011 E

04/26/2011 E
04/26/2011 E

05/25/2011 E

06/27/2011 E
06/27/2011 E

07/26/2011 E
07/26/2011 E

08/26/2011 E
08/26/2011 E

09/27/2011 E

$0.0010
$0.0010
$0.0010
$0.0001
$0.0001

$0.0010
$0.0002
$0.0018
$0.0109

$0.0002
$0.0016
$0.0080
$0.0080
$0.0686

$0.0012
$0.0048
$0.0132
$0.0140
$0.0489

$0.0031
$0.0150
$0.0270
$0.0813
$0.0416

$0.0534
$0.2140
$0.0260

$0.0375
$0.1140

$0.0729
$0.1481

$0.1845
$0.1389
$0.2382

$300
$300

$20

$10
$11

$280
$26

$252
$1,526

$30
$240

$1,280
$1,200

$10,290

$144
$578

$1,452

$1,680
$5,868

$558
$1,500

$2,430
$7,317

$10,816

$9,078
$19,260

$4,880

$3,000
$7,980

$5,832
$10,367

$14,760
$11,112
$28,584

($143,700)
$50,700

$6,580

$20,690
($20,339)

$100,520
$28,574
$42,448

($23,674)

$38,970
$54,510
$51,840

$28,800
($28,260)

$31,536
$43,224

$32,648

$22, 920
($19,932)

$40,842

$31,500

$24, 570
($18,783)
($67, 184)

$48,722
($3,240)

($32,220)

$16,600
($4,970)

$13,368
($5,033)

$7,240
($2,088)

($216)
SUMMARY: 4,610,000 $1,167,200 $162,159 ($1,005,041)

Reviewed by: JSG 10/1/10

MMBtua
Counter

Period Tool Trade Date Purchased
party Per Month

Nov-10 Call NYMEX 11/3/2008 300,000

Nov-10 Call (Sold) NYMEX 11/3/2008 300,000

Nov-10 Call NYMEX 11/4/2009 20,000

Open Positions - South Carolina

Report as of 9/30/2010 Close
Purchase Trade I NYMEX

Strlke/Flxe Purchase
Cost/Proceed Expiration Market Market Value

d Price Price
s Date Price

$12.25 $0.480 $144,000 10/26/2010 $0.0010 $300

$16.00 ($0.170 / ($51,000 / 10/26/2010 ($0.0010) ($300)
$8.85 $0.330 $6,600 1012612010 $0.0010 $20

Net Value vs.

Current Market

Value

($143,700)

$5O,7OO

($6,580)
Nov-10 Call NYMEX 311712010 100,000 $6.75 $0.207 $20,700 10/26/2010 E $0.0001 $10 ($20,690)
Nov-10 Call NYMEX 3/31/2010 110,000 $6.40 $0.185 $20,350 10/26/2010 E $0.0001 $11 ($20,339)

Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.360 $100,800 11/23/2010 $0.0010 $280 ($100,520)

Dec-10 Call NYMEX 311012010 130,000 $7.15 $0.220 $28,600 11/23/2010 E $0.0002 $26 ($28,574)

Dec-10 Call NYMEX 3/30/2010 140,000 $6.20 $0.305 $42,700 11/23/2010 E $0.0018 $252 ($42,448)
Dec-10 Call NYMEX 8/11/2010 140,000 $5.50 $0.180 $25,200 11/23/2010 E $0.0109 $1,526 ($23,674)

Jan-11 Call NYMEX 1/28/2010 150,000 $9.20 $0.260 $39,000 12/27/2010 E $0.0002 $30 ($38,970)

Jan-11 Call NYMEX 212412010 150,000 $7.65 $0.365 $54,750 12/27/2010 E $0.0016 $240 ($54,510 /

Jan-11 Call NYMEX 3/24/2010 160,000 $6.60 $0.332 $53,120 12/27/2010 E $0.0080 $1,280 ($51,840)

Jan-11 Call NYMEX 7/14/20t0 150,000 $6.60 $0.200 $30,000 12/27/2010 E $0.0080 $1,200 ($28,800 /
Jan-11 Call NYMEX 8/20/2010 150,000 $5.30 $0.257 $38,550 12/27/2010 E $0.0686 $10,290 ($28,260)

Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.264 $31,680 0112612011 E $0.0012 $144 ($31,536 /

Feb-11 Carl NYMEX 2/23/2010 120,000 $7.75 $0.365 $43,800 0112612011 E $0.0048 $578 ($43,224)

Feb-11 Call NYMEX 312412010 110,000 $6.85 $0.310 $34 100 0112612011 E $0.0132 $1,452 ($32,648)

Feb-11 Call NYMEX 711412010 120,000 $6.80 $0.205 $24,600 01/26/2011 E $0.0140 $1,680 ($22,920)
Feb-11 Call NYMEX 811712010 120,000 $5.85 $0.215 $25,800 01/26/2011 E $0.0489 $5,868 ($19,932)

Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.230 $41,400 02/23/2011 E $0.0031 $558 ($40,842)

Mar-11 Call NYMEX 3/15/2010 100,000 $7.00 $0.330 $33 000 02/23/2011 E $0.0150 $1,500 ($31,500)

Mar-11 Call NYMEX 5/24/2010 90,000 $6.50 $0.300 $27 000 02/23/2011 E $0.0270 $2,430 ($24,570 I
Mar-11 Call NYMEX 8/11/2010 90,000 $5.60 $0.290 $26,100 02/23/2011 E $0.0813 $7,317 ($18,783)

Apr-11 Call NYMEX 313112010 260,000 $6.20 $0.300 $78,000 03/28/2011 E $0.0416 $10,816 ($67,184)

May-11 Call NYMEX 4/30/2010 170,000 $6.10 $0.340 $57,800 04/26/2011 E $0.0534 $9,078 ($48,722)
May-11 Call NYMEX 9/28/2010 90,000 $4.90 $0.250 $22,500 04/26/2011 E $0.2140 $19,260 ($3,240)

Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.205 $36,900 05/25/2011 E $0.0260 $4,680 ($32,220)

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.245 $19,600 06/27/2011 E $0.0375 $3,000 ($16,600)
Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.185 $12,950 06/27/2011 E $0.1140 $7,980 ($4,970)

Au_l-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.240 $19,200 07/26/2011 E $0.0729 $5,832 ($13,368 /
Aug-11 Call NYMEX 813112010 70,000 $5.95 $0.220 $15,400 07/26/2011 E $0.1481 $10,367 ($5,033)

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.275 $22,000 08/26/2011 E $0.1845 $14,760 ($7,240 /
Sep-11 Call NYMEX 9/22/2010 80,000 $6.25 $0.165 $13,200 0812612011 E $0.1389 $11,112 ($2,088)

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.240 $28,800 09/2712011 E $0.2382 $28,584 ($216)

SUMMARY: 4,610,000 $1,167,200 $162,159 ($1,005,041)

Reviewed by: JSG 10/1/10



Counter OriginalTool
party Trade Date

Period

SUMMARY:

T 1
Counter OriginalTool

party Trade Date
Period

SUMMARY:

Counter OriginalTool
party Trade Date

Period

SUMMARY:

Counter OriginalTool
party Trade Date

Period

SUMMARY:

Counter
party

Original
Trade Date

Period Tool

Ma -10
Ma -10

Call NYMEX
NYMEX

7/28/2008
7/28/2008Put

Call Sold NYMEXMa -10
Ma -10

7/28/2008
8/1 1/2008Call NYMEX

Ma -10 Pul NYMEX 8/1 1/2008
CallMa -10 NYMEX 9/4/2008

Ma -10
Ma -10
Ma -10

Put NYMEX
NYMEX
NYMEX

9/4/2008
9/5/2008
9/5/2008

Call
Put

1 0/1 4/2008Ma -10 Call NYMEX
Ma -10
Ma -10
Ma -10

Call Sold NYMEX 10/14/2008
10/30/2008
10/30/2008

Call NYMEX
Call Sold NYMEX

Ma -10
Ma -10
Ma -10
Ma -10

FUTURES NYMEX
FUTURES NYMEX
FUTURES NYMEX

FUTURES NYMEX

4/27/2010
4/27I2010
4I27/2010
4/27/2010

Jun-10 Call NYMEX 7/28/2008
Jun-10
Jun-10

Put NYMEX 7/28/2008
7/28/2008Call Sold NYMEX

Call NYMEX 8/11/2008Jun-10
Jun-10 Put NYMEX 8/1 1/2008
Jun-10 Call NYMEX 9/4/2008
Jun-10
Jun-10
Jun-10

Pui NYMEX
NYMEX
NYMEX

9/4/2008
9/5/2008
9/5/2008

Call
Put
CallJun-10

Jun-10
Jun-10

NYMEX 10/14/2008
10/14/2008
10/30/2008

Call Sold NYMEX
Call NYMEX
Call Sold NYMEX 10/30/2008Jun-10

Jun-10 FUTURES NYMEX 5/25/2010
FUTURES NYMEXJun-10 5/25/2010
FUTURES NYMEX
FUTURES NYMEX

5/25/2010
5/25/2010

Jun-10
Jun-10
Jul-10 Call NYMEX 8/1/2008
Jul-10 Put NYMEX 8/1/2008

8/1/2008
8/11/2008

Call Sold NYMEXJul-10
Jul-10 Call NYMEX
Jul-10 Put NYMEX 8/11/2008
Jul-10 Call NYMEX

NYMEX
NYMEX

9/4/2008
9/4/2008
9/5/2008

Jul-10 Put
CallJul-10

Jul-10 Put NYMEX 9/5/2008
Jul-10 Call NYMEX 10/14/2008

10/14/2008
6/25/2010

Call Sold NYMEX
FUTURES NYMEX

Jul-10
Jul-10
Jul-10 FUTURES NYMEX 6/25/2010
Jul-10 FUTURES NYMEX 6/25/2010

FUTURES NYMEXJul-10
Au -10

6/25/2010
8/1/2008Call NYMEX

Au -10
Au -10
Au -10
Au -10

Put NYMEX 8/1/2008
8/1/2008

8/20/2008
8/20/2008

Call Sold NYMEX
Call NYMEX

NYMEXPut
Call Sold NYMEXAu -10

Au -10
Au -10

8/20/2008
9/4/2008
9/4/2008

Call NYMEX

NYMEXPut
CallAu -10 NYMEX 9/5/2008

Au -10
Au -10
Au -10

Put NYMEX
NYMEX
NYMEX

9/5/2008
10/22/2008
10/22/2008

Call

Put
Au -10 Call Sold NYMEX 10/22/2008
Au -10 FUTURES NYMEX 7/27/2010

South Carolina May-2006/Aprg-2007 Review
Report as of 9/30/2010 Close

MMBtus
Purchased Per

Month

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

23,540 000 3,369,220
South Carolina May-2007IAprl

Report as of 9/30/2010
1-2008 Review
Close

MMBtus
Purchased Per

Month

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

21,450,000 2,908,420
-2009 Review
Close

South Carolina May-2008/Apri
Report as of 9/30/2010

MMBtus
Purchased Per

Month

Purchase
Cost/Proceeds

Strike/F lxed Purchase
Price Price

21 520 000 3 446,030
South Carolina May-2009/April

Report as of 9/30/2010
-2010 Review
Close

MMBtus
Purchased Per

Month

Strike/Fixed Purchase
Price Price

Purchase
Cost/Proceeds

3,599,73523 720 000
outh Carolina May-2010/Octob

Report as of 9/30/2010
er-2010 Review
Close

MMBtus
Purchased Per

Month

Strike/F Ixed
Prtce

Purchase
Price

Purchase
Cost/Proceeds

60,000 $9.10 $1.009 $60,540
$20,40060,000 $6.80 $0.340

$0.140 $8,400
$49,200

60,000 $16.00
$0.82060,000 $9.35

60,000 $7.00 $0.300 $18,000
60,000 $9.15 $0.660 $39,600

$6.50 $0.150 $9,000
$39,600
$9,000

60,000
60,000 $0.660$9.15
60,000 $6.50 $0.150

$0.530 $100,700$9.25190,000
$15,200
$73,800

$25,200

$0.080190,000
180,000
180,000

$13.25
$0.410$10.25

$0.140$13.25
$0.00 $4.216 $060,000

60,000 $0.00 $4 216 $0
60,000 $0.00 $4.216 $0
60,000 $0.00 $4.216

$1.00970,000 $9.25 $70,630
70,000 $6.80 $0.340 $23,800

$0.140 $9,800$16.0070,000
$0.825 $49,50060,000 $9.40

$0.300 $18,00060,000 $7.00
70,000 $46,200$9.50 $0.660

$10,500
$39,600

70,000 $6.50 $0.150
$0.660$9.4060,000

$0.15060,000 $6.50 $9,000
200,000
200,000
200,000

$9.35 $0.530 $106,000
$16,000
$94,000

$0.080$13.00
$0.470$10.00

$36,000$0.180$13.00200,000
70,000 $0.00 $4.051 $0

$4.05160,000 $0.00
$4.05170,000 $0$0.00

60,000 $0$0.00 $4.051
$9.80 $49,50050,000 $0.990

50,000 $7.00 $0.270 $13,500
$10,000
$51,300

$0.200$15.0050,000
$9.65 $0.85560,000

$0.33060,000 $19,800$7.00
$33,000
$7,500
$39,300

50,000
50,000
60,000

$9.50 $0.660
$0.150$6.50

$9.50 $0.655
60,000 $6.50 $0.150 $9,000

$0.565 $90,400
$16,000

160,000
160,000
50,000

$9.40
$0.100$13.00
$4.861 $0$0.00

$0$0.00 $4.86160,000
50,000 $0.00 $4.861 $0

$0$0.00 $4.86160,000
$9.90 $1.081 $64,86060,000

$16,800
$15,000
$53,500

$17,500

60,000
60,000

$7.00 $0.280
$0.250$15.00

$9.10 $1.07050,000
$0.35050,000 $7.00

$10,000
$39,600
$9,000

$0.20050,000 $14.80
$10.00 $0.66060,000

$6.50 $0.15060,000
$0.650 $32,50050,000 $9.95

$0.150$6.5050,000 $7,500
$130,900
$51,000

$0.770170,000
1 70,000

$8.90
$6.00 $0.300

$28,900$0.170170,000 $14.00
$4.675 $0$0.0060,000

Trade I
Expiration

Date

Expiration
Price

Exp)rat)on
Trade I

Expiration Price

Expiration
Trade /

Expiration
Price

Trade I
Expiration

Date

Expiration
Price

Trade I

Expiration
Date

Expiration
Price

$0.0004/27/2010
4/27/2010 $0.000

$0.0004I27/201 0
$0.0004/27/201 0
$0.0004/27/2010
$0.0004/27/2010

4/27/201 0 $0.000
4/27/2010 $0.000

$0.0004/27/2010
$0.0004/27/2010
$0.0004I27I2010
$0.0004/27/2010
$0.0004/27/2010

4/27/2010 $0.000
4/27/2010 $0.000
4/27/2010 $0.000

$0,0004/27/2010
$0.0005/25/2010

5/25/2010 $0.000
$0.0005/25/2010
$0.0005/25/2010

5/25/2010 $0.000
5/25/201 0 $0.000
5/25/2010 $0.000
5/25/2010 $0.000
5/25/2010 $0.000
5/25/201 0 $0.000

$0.0005/25/2010
5/25/2010 $0.000
5/25/2010 $0.000
5/25/201 0 $0.000
5/25/2010 $0.000
5/25/2010
5/25/2010

$0.000
$0.000

6/25/2010 $0.000
6/25/2010
6/25/2010
6/25/2010

$0.000
$0.000
$0.000

6/25/2010 $0.000
6/25/2010
6/25/2010
6/25/2010

$0.000
$0.000
$0.000
$0.0006/25/2010

6/25/2010
6/25/2010
6/25/2010

$0.000
$0.000
$0 000

6/25/2010 $0.000
6/25/2010 $0.000

$0.0006/25/2010
7/27/201 0 $0.000
7/27/2010
7/27/2010
7/27/201 0
7I27I2010

$0.000
$0.000
$0.000
$0.000
$0.0007/27/2010

7/27/2010
7/27/201 0

$0.000
$0.000

7/27/2010 $0.000
7/27/2010
7/27/2010
7/27/2010

$0.000
$0.000
$0.000

7/27/2010 $0.000
7/27/2010 $0.000

Realized
Value

-1,385,730

Realized
Value

1,159,981

Realized
Value

-6,147,835

Realized
Value

-12,587,530

Realized
Value

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$155,040
$167,040
$137,040
$137,040

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$192,430
$176,940
$171,430
$146,940

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$106,950
$128,340

$81,950
$98,340

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$139,500

Net Value Realized
Gain or (Loss)

-4,754,950

Net Value Realized
Gain or (Loss)

-1,748,439

Net Value Realized
Gain or (Loss)

-9,593,865

Net Value Realized
Gain or (Loss)

-16,187,265

Net Value Realized
Gain or (Loss)

$60,540
$20,400
$8,400

$49,200
$18,000

$39,600
$9,000

$39,600
$9,000

$100,700
$15,200

$73,800
$25,200

$155,040
$167,040
$137,040
$137,040
$70,630
$23,800

$9,800
$49,500
$18,000

$46,200
$10,500

$39,600
$9,000

$106,000
$16,000

$94,000
$36,000

$192,430
$176,940
$171,430
$146,940
$49,500
$13,500
$10,000

$51,300
$19,800

$33,000
$7,500

$39,300
$9,000

$90,400
$16,000

$106,950
$128,340

$81,950
$98,340
$64,860
$16,800
$15,000

$53,500
$17,500
$10,000

$39,600
$9,000

$32,500
$7,500

$130,900
$51,000
$28,900

$139,500

Fees

51,784.00

Fees

37,824.56

Fees

43 384.50

Fees

44,035.50

Fees

93.00
93 00
93.00
93.00
93.00
93.00
93.00
93.00
93.00

294.50
294.50
279.00
279.00
186.00
186.00
186.00
186.00
108.50
108 50
108.50
93 00
93.00

108.50
108.50
93.00
93.00

310.00
310.00
310.00
310.00
217.00
186.00
217.00
186.00
77.50
77 50
77.50
93.00
93.00
77.50
77.50
93.00
93.00

248 00
248.00
155.00
186.00
155.00
186.00
93.00
93.00
93.00
77.50
77.50
77.50
93.00
93.00
77,50
77.50

263.50
263.50
263.50
186.00

Counter Original

Period Tool party Trade Date

SUMMARY:

Counter Original
Trade

Period Tool party Date

SUMMARY:

Counter Original

Period Tool party Trade Date

SUMMARY:

Counter Original

Period Tool party Trade Date

SUMMARY:

MMBtus

Purchased Per
Month

Trade I

Expiration
Date i ExplraUon Realized Net Value Realized

Price Value Gain or (Loss)

-1,385,73( -4,754,950

I

Trade I I Expiration Realized Net Value Realized

Expiration I Price Value Gain or (Loss)Date

1,159,981 -1,748,439

Expiration Realized Net Value Realized
Price Value Gain or (Loss)

-6,147,835 -9,593,865

ExplraUon Realized Net Value Realized

Price Value Gain or (Loss)

-12,587,530 -16,187,26_ =

South Carolina Mey-20061Aprll-2007 Review

Report as of 9130/2010 Close
I

Strike/Fixed I Purchase Purchase

Price I Price Cost/Proceeds

23,540,00( 3,369,22C
South Carolina May-20071Apdl-2008 Review

Report as of 9/3012010 Close

MMBtus Strike/Fixed I Purchase Purchase

]

Purchased Per Price I Price CosVProceedsMonth

21,450,000 2,908,42£
South Carolina May-20081Apdl-2009 Review

Report as of 913012010 Close

MMBtus StrikelFIxed Purchase Purchase
Purchased Per Price Price CosUProceeds

Month

21,520,000 3,446,03(
South Carolina May.20091Aprll-2010 Review

Report as of 913012010 Close

MMBtus Strike/Fixed I Purchase Purchase

B

Purchased Per Price I Price Cost/ProceedsMonth

23,720,000 3,599,735

South Carolina May-20101October-2010 Review
Report as of 9/3012010 Close

Trade/

ExplmUon
Date

Trade I

Expiration
Date

Counter Original
Period Tool

party Trade Date

May-lC Call NYMEX

May-10 Put NYMEX

May-l( Call ISold) NYMEX
May-l(] Call NYMEX

May-l(] Put NYMEX

May-l(] Call _YMEX
May-lC Put NYMEX

May-l( Call NYMEX

Ma}_- 1£ Put NYMEX
May-l( Call NYMEX

May-lC Call (Sold I NYMEX
May-l£ Call NYMEX

May-l£ Call (Sold) NYMEX

May-l( FUTURES NYMEX
May-l( FUTURES NYMEX

May-l( FUTURES NYMEX

May-10 FUTURES qYMEX
Jun-10 Call NYMEX

Jun-10 Put NYMEX

Jun-10 Call (Sold) NYMEX
Jun-10 Call NYMEX

Jun-10 Put _IYMEX
Jun-10 Call NYMEX

Jun-10 Put _YMEX

Jun-lO Call NYMEX 9/5/2008
Jun-10 Put _IYMEX

Jun-10 Call NYMEX

Jun-10 Call (Sold) NYMEX
Jun-10 Call _IYMEX

Jun-10 Call (Sold) NYMEX
Jun-10 FUTURES NYMEX

Jun-10 FUTURES NYMEX

Jun-10 FUTURES NYMEX
Jun-10 FUTURES NYMEX

Jul-10 Call NYMEX

Jul-10 Put NYMEX

Jul-10 Call ISold) NYMEX
Jul-10 Call NYMEX
Jul-10 Put NYMEX

Jul-l(] Call NYMEX
Jul-lC Put JYMEX

Jul- 1(] Call NYMEX

Jul-l(] Put NYMEX

Jul-l(] Call NYMEX

Jul-lC Call (Sold) NYMEX
Jul-l£ FUTURES NYMEX
Jul-l£ FUTURES INYMEX

Jul-l£ FUTURES NYMEX

Jul-l£ FUTURES NYMEX

Au_-lC Call NYMEX
Au_l-l( Put NYMEX

Au_l-l( Call ISold/ NYMEX

Au_l-l( Call NYMEX

Au_l-10 Put NYMEX

Au_l-10 Call/Sold) _IYMEX

Au_l-10 Call _IYMEX
Au_l-10 Put _IYMEX

Au_l-10 Call NYMEX

Au_l- 10 Put NYMEX

Au_I-10 Call NYMEX

Au_l-10 Put NYMEX

Au_-10 Call (Sold) NYMEX
Z_.n.ln _:IITIIRI::._ NYMFX

MMBtus Strike/Fixed

Purchased Per Price
Month

712812008 60,000 $9.10

7/28/2008 60,00(] $6.80
7/28/2008 60,00(] $16.00

8/11/2008 60,00(] $9.35

8/11/2008 60,00(] $7.00

9/4/2008 60,00(] $9.15
91412008 60,00£ $6.50

91512008 60,00£ $9.15
91512008 60,00£ $6.50

10/1412008 190,00C $9.25

10/1412008 190,00( $13.25
10/3012008 180,00( $10.25

10/30/2008 180,00( $13.25
41271201(] 60,00( $0.00

4/27/201 £ 60,000 $0.0(3
$0.00

60,000

4/27/201£ 60,000
4/27/201£ 60,000 $0.0(]

7/28/200E 70,000 $9.2_

712812006 70,000 $6.8C
712812006 70,000 $16.0C

8/11/2006 60,000 $9.4C

8/11/2006 60,000 $7.0£
9/4/2006 70,000 $9.5(

91412008 70,000 $6.5(
$9.4C

9/5/2008 60,000 $6.5(

10/14/2008 200,000 $9.35

10/14/2008 200,000 $13.00
10/30/2008 200,000 $10.00

10/30/2008 200,000 $13.00
5/25/2010 70,000 $0.00

5/25/2010 60,000 $0.00

5/25/2010 70,000 $0.00
5/25/2010 60,006 $0.00

8/112008 50,00(] $9.80
$7.008/1/2008 50,000

8/1/2008 50,00(] $15.00

8/11/2008 60,00(] $9.65
8/11/2008 60,00(] $7.00

$9.6091412008 50,00C

91412008 50,00£ $6.50
9/5/2008 60,00(; $9.50

91512008 60,00£ $6.50

10/1412008 160,00C $9.40
10/1412008 160,00C $13.00

6/25/201 (] 50,00( $0.00

6/25/201(] 60,00( $0.0(]
6/25/2010 50,000 $0.0(]

6/25/201 (] 60,000 $0.0(]
81112006 60,000 $9.90

81112006 60,000 $7.0C
81112006 60,000 $15.0£

812012006 50,000 $9.1£
$7.0£812012006 50,000

8/20/2006 50,000 $14.8C

91412006 60,000 $10.0(

91412008 60,000 $6.5(

9/5/2008 50,000 $9.96'

9/5/2008 50,000 $6.50
1012212008 170,000 $8.90

10/22/2008 170,000 $6.00

10/2212008 170,000 $14.00

712712010 60,000 $0.00

Purchase

Pdce

$1.009

($0,340)

($01140)

$0.820

($0.300)
$0,660

($0,150)
$0.660

($0.150)
$0.530

($0.080)
$0.410

($0.140)
$4.216

$4.216

$4.216
$4.216

$1.009

($0.3401

($o.14o;
$0.82_

($0.300;
$0.66£

/$o.15o;
$0.66(

($0,1501
$0.53C

($o.o8o
$0,470

($0.180)
$4.051

$4.051

$4.051

$4.051
$0.990

($0.270 I

($0.200)
$0.855

($0.330 I
$0.660

($0.150)
$0.655

($0.150)
$0.565

($0.100)
$4.861

$4.861
$4.861

$4.861
$1.081

($0.280;

15o.25o;
$1.07£

($0.350;
($0.200;

$0.66C

($0.150'
$0.65(

($o.15o
$O.77(

($0.300)
($0.170)

$4.675

Trade I

Purchase Expiration
Cost/Proceeds Date

$60,540 412712010

($20,400) 4127/2010

($8,400) 4/27/2010
$49,200 412712010

($18,000) 412712010
$39,600 4/27/2010

($9,0001 4/27/2010
$39,600 4/27/2010

($9,0001 4/27/2010
$100,70(] 412712010

1515,2001 412712010
$73,80(] 4/27/2010

($25,200; 4/27/2010
$C 412712010
$C 412712010

$C 412712010
$C 4/2712010

$70,63£ 51251201(]

/$23,800', 512512016
($9,800' 51251201(]
$49,50( 51251201(]

1518,000 5/25/201(]
$46,200 5/25/201C

($10,500) 5/25/201£
$39,600 51251201£

($9,000) 5/25/201(
$106,000 51251201(

($16,000) 51251201(
$94,000 51251201(

($36,000) 5/25/201(
$0 5/25/2010
$0 5/25/2010

$0 5/25/2010

$0 5/25/2010

$49,500 6/25/2010

I$13,500) 6/25/2010

($10,0001 6/25/2010
$51,306 6/25/2010

($19,8001 6/25/2010
$33,000 6/25/2010

($7,5001 6/25/2010
$39,300 6/25/2010

($9,0001 6/25/2010
$90,40C 6/25/2010

($16,000; 612512010
$(] 612512010

$£ 612512010
$£ 612512010

$C 61251201(]

$64,86£ 7/27/201 (]

($16,800' 71271201(]
1515,000 7/271201(]

$53,50( 71271201£

1517,500) 71271201£

($10,0001 71271201£
$39,600 7/27/201C

($9,000) 7/27/201(
$32,500 71271201(

($7,500) 7/27/201(
$130,900 71271201(

($51,0001 7/27/201(
1528,900) 7/27/201(

$0 712712010

Expiration Realized Net Value Realized
Pdce Value Gain or(Loss)

$0.00(] $0 /$60,540)i
$0.00C $6 $20,400
$0.00(] $(] $8,400

$0.00£ $(] ($49,200)
$o.ooc $(] $18,ooo
$01OOC $C ($39,600)
$0.00C $C $9,000

$0.00( $C ($39,600)

$0.00( $£ $9,000

$o.ooo $( ($1oo,7oo)
$0.000 $( $15,200

$0.000 $( ($73,800)
$0.000 $0 $25,200

$0.000 1$155,040) ($155,040)
$0.000 ($167,040) ($167,040)

$0.000 ($137,040) ($137,040)
$0.000 ($137,040) ($137,040)

$0.000 $0 ($70,630)
$0.000 $0 $23,800

$0.000 $0 $9,80C
$0.000 $0 ($49,5001

$0.000 $0 $18,00C

$0.000 $0 ($46,2001
$0.000 $0 $10,50C

$0.000 $0 ($39,600:

$o.ooo $o $9,ooc
$0.000 $0 ($106,000'

$0.000 $0 $16,00(

$0.000 $0 ($94,000
$0.00(] $0 $36,00(

$0.000 ($192,4301 15192,430
$0.00(] ($176,9401 ($176,940)

$0.00(] ($171,4301 15171,430)

$0.00£ ($146,9401 ($146,940)
$0.00C $C ($49,600)
$0.00£ $(] $13,500

$0.00( $C $10,000

$0.00( $C t$51,300)
$0.00( $£ $19,800

$0.000 $C ($33,000)
$0.000 $( $7,500

$0.000 $( 1539, 300)
$0.000 $0 $9,000

$0.000 $0 ($90,400)

$0.000 $0 $16,000

$0.000 ($106,950) ($106,950)
$0.000 ($128,340) ($128,340)

$0.000 ($81,950) ($81,9501

$0.000 ($98,340) 1598,3401
$0.000 $0 ($64,8601
$0.000 $0 $16,80(]

$0.000 $0 $15,00(]

$0.000 $0 ($53,500;
$0.000 $0 $17,50£

$0.000 $0 $10,00£

$0.000 $0 /$39,600'

$0.000 $0 $9,00(

$0.000 $0 ($32,500

$0.000 $0 $7,50(

$0.000 $0 /$130,900
$0.000 $0 $51,00C

$0.000 $0 $28,90C

$0.00(] /$139,500) ($139,500'

Fees

51,784.0u

Fees

37,624.5_

Fees

43,384.6£

Fees

44,035.5(

Fees

93.00
93.00

93.00

93.00
93.00

93.00

93.00
93.00

93.00

294.50
294.50

279.00
279.00

186.00

186.00
186.00

186.00

108.50
108.50

108.50

93.00
93.00

108.50

108.50
93.00

93.00

310.00
310.00

310.00
310.00

217.00

186.00
217.00

186.00

77.50

77.50
77.50

93.00

93.00
77.50

77.50

93.00
93.00

248.00

248.00
155.00

186.00
155.00

186.0(]

93.00
93.0(]

93.0(]
77.5(]

77.5(]

77.5£

93.0£

93,0£

77.5£

77,5£

263.5(
263.5(

263.5(

186.0(



South Carolina May-201 0/October-201 0 Review
Report as of 9/30/2010 Close

Period Tool
Counter

party
Original

Trade Date

MMBtus
Purchased Per

Month

Stritte/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Trade /

Expiration
Date

Expiration
Price

Realized
Value

Net Value Realized
Gain or (Loss)

Fees

Au -10 FUTURES NYMEX 7/27/2010 50,000 $0.00 $4.675 $0 7/27/2010 $0.000 $116,250 $116,250 155.00
Au -10 FUTURES NYMEX 7/27/2010 60,000 $0.00 $4.675 $0 7/27/2010 $0.000 $109,500 $109,500 186.00
Au -10 FUTURES NYMEX 7/27/2010 50,000 $0.00 $4.675 $0 7/27/2010 $0.000 $91,250 $91,250 155.00
Au -10 FUTURES NYMEX
Se -10 Call
Se -10 Pul
Se -10 Put

NYMEX
NYMEX
NYMEX

Se -10 Call Sold NYMEX
Se -10 Call NYMEX

7/27/2010
8/29/2008
8/29/2008
8/29/2008
8/29/2008

9/5/2008

170 000
120,000
40 000
80,000

120,000
110,000

$0.00
$9.30
$7.00
$7.00

$16.00
$12.80

$4.675
$1.115

$0.400
$0.400
$0.200
$0.340

$0
$133,800
$16,000
$32,000
$24,000
$37,400

8/26/2010 $0.000
8/26/2010 $0.000

$0
$0

8/26/201 0
8/26/2010
8/26/2010

$0.000
$0.000
$0.000

$0
$0
$0

7/27/2010 $0.000 $225,250 $225,250
$133,800

$16,000
$32,000
$24,000

$37,400

527.00
186.00
62.00

124.00
186.00
170.50

Se -10 Call NYMEX 10/20/2008 180,000 $8.50 $0.965 $173,700 8/26/2010 $0.000 $173,700 279.00
Se -10 Put NYMEX
Se -10 Call Sold NYMEX
Se -10 FUTURES NYMEX

10/20/2008
10/20/2008
8/17/2010

180,000
180,000
80,000

$5.60
$13.95
$0.00

$0.300
$0.200
$3.819

$0$0.0008/26/201 0
8/26/2010

$54,000
$36,000 $0$0.000

$0 8/26/2010 $3.651 $254,484

$54,000
$36,000

$254,484

279.00
279.00
248.00

Se -10 FUTURES NYMEX
Se -10 FUTURES NYMEX

8/26/2010
8/26/2010

40,000
180 000

$0.00
$0.00

$3.819
$3 819

$0
$0

$3.651 $127,2428/26/2010
8/26/2010 $3.651 $320,590

$127,242
$320,590 558.00

124.00

Ocl-10 Call
Oct-10 Pul

NYMEX
NYMEX

9/29/2008
9/29/2008

170,000
170,000

$9.00
$6.50

$1.040
$0.300

$176,800
$51,000

9/27/2010 $0.000
9/27/2010 $0.000 $0

$176,800
$51,000

263.50
263.50

Oct-10 Call Sold NYMEX 9/29/2008 170,000 $15.00 $0.230 $39,100 9/27/2010 $0.000 $0 $39,100 263.50
Ocl-10 Call NYMEX 10/7/2008 180,000 $10.00 $0.700 $126,000 9/27I2010 $0.000 $0 $126,000 279.00
Oct-10 Put
Oct-10 Call

NYMEX
NYMEX

Oct-10 Call Sold NYMEX

10/7/2008
10/20/2008
10/20/2008

180,000
260,000
260,000

$6.00
$11.50
$15.00

$0.200
$0.510

$0.200

$36,000
$132,600
$52,000

9/27/2010 $0.000
9I27I2010 $0.000
9/27/2010 $0.000

$0
$0
$0

$36,000
$132,600

$52,000

279.00
403.00
403.00

Oct-10 FUTURES NYMEX 9/27/2010 170,000 $0.00 $3.800 $0 9/27/2010 $3.837 $459,000 $459,000 527.00
Oct-10 FUTURES NYMEX

SUMMARY;
9/27/2010 180,000

8,700,000
$0.00 $3.800 $0

$1,334,630
9/27/2010 $3.837 $396,000

$3,938,546
$396,000

$5,273, 176
558.00

16,213.00

CounterOdglnelPedod Tool partyTradeDate
Au_l-10FUTURESNYMEX7/27/2010
Aug-10FUTURESNYMEX7/27/2010
Au_l-10FUTURESNYMEX7/27/2010

Aug-10 FUTURES _IYMEX 7/27/2010
Sep10 Call NYMEX 6/29/2008

Sep-10 Put NYMEX 8/29/2008
Sep-10 Put NYMEX 8/29/2008

Sep-10 Call(Sold) NYMEX 8/2912008
Sep10 Call NYMEX 9/5/2008

Sep-10 Call NYMEX 10/20/2008
Sep-le Put ,NYMEX 10/20/2008

Sep-1C Call (Sold) NYMEX 10/2012008

Sep-1C FUTURES NYMEX 8/17/2010
Sep-1C FUTURES NYMEX 812612010

Sep-l£ FUTURES NYMEX 812612010
Oct- lC ;Call _IYMEX 9/2912008

Oct-1£ Put NYMEX 912912006

Oct-lC Call (Sold) NYMEX 912912008
Oct-1£ Call NYMEX 10/7/2008

Oct-l( Put NYMEX 10/7/2000

Oct-l( Call NYMEX 10/20/2000

Oct-l( Call (Sold) NYMEX 10/20/200_
Oct-10 FUTURES NYMEX 91271201£

Oct-10 FUTURES NYMEX 9/27/201£

MMB_s

Purchased Per

50,000

60,000

50,000

170,000
120,000

40,000
80,006

120,000
110,000

180,000
180,000

180,000
80,00C

40,00C

180,00C
170,00C

170,00C

170,00£

180,00C
180,00(

260,00(

South Carolina May-20101October-2010 Review

Report as of 913012010 Close

Strike/Fixed Purchase Purchase

Month
Pdce Expiration Price Value

Price Cost/Proceeds Date

$0 7/27/201(: $0.000 ($116,250)
$0 7/271201C $0,000 ($109,500)

$0 7/271201C $0.000 1591,250)

$0 7/27/201C $0.00C ($225,250)
$133,800 8/26/201( $0.000 $0

($16,000) 8/26/201( $0.00G $0
($32,000) 8/28/2010 $0.000 $0

($24,000) 8/26/2010 $0.00C $0
$37,400 8/26/2010 $0.00C $(_

$173,700 8/26/2010 $0.00C $0

($54,000) 8/26/2010 $000C $C
($36,000) 8/26/2010 $0.00C $C

$0 8/26/2010 $3.651 ($254,484;
$0 8/26/2010 $3.851 ($127,242;

$0 8/26/2010 $3.651 ($320,590;

$176,800 9/27/2010 $0.00( $C

($51,000 t 9127/2010 $0.00( $C

($39,1001 9/27/2010 $0.00C, $£
$126,00C 9/27/2010 $0.000; $(

($36,0001 9/27/2010 $0.000 $(
$132,600 9/27/2010 $0.000 $(

($52,000'_ 912712010 $0.000 $(
$C 9/27/2010 $3.837 ($459,000)

$C 9/27/2010 $3.837 ($396,000)

$1,334,63£ ($3,938,5461

260,000
170,000

180,000
8.700,000

$0.00 $4.67_
$0.00 $4.67_

$0.00 $4.67_

$0.00 $4.675
$9.30 $1.115

$7.00 ($0.400)
$7.00 ($0.400)

$16.00 ($0.200)
$12.80 $0.340

$8.50 $0.965

$5.60 ($0.300)

$13.95 ($0.200)
$0.00 $3.819
$0.00 $3,819

$0.00 $3.819

$9.00 $1.040

$6.50 ($0,300)

$15.00 ($0,230)
$10.00 $0,700

$6.00 ($0.200)
$11.50 $0.510

$15.00 ($0.200)
$0.0C $3,800

$0.0C $3.800

Trade I
Expiration Realized Net Value Realized Fees

Gain or (Loss)

($116,2501 155.00

($109,5001 186.00
($91,2501 155.00

($225,250; 527.00

($133.800; 186.00
$16,00£ 62,00
$32,00( 124.00

$24,00( 186.00

($37,400) 170.50
($173,7001 279.00

$54,000 279.00

$36,000 279.00

t$254,484) 248.00

($127,242) 124.00
($320,590) 558.00

($176,8001 263.50
$51,000 263.50

$39,100 263.50

/$126,000) 279.00
$36,000 279.00

($132,600) 403.00
$52,000 403.00

($459,000) 527.00
($396,000) 558.00

/$5,273,176) 16,213.00

L

i.

C."


